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Corrigendum 
Volume 39, Number 1 (1991) in the article “Normal Approximation in 
Regression,” by Peter Hall and A. H. Welsh, pages 877105: Professor 
Emmanuel Rio has drawn our attention to an oversight in comments made 
prior to Theorem 2.3, on page 91 (lines 8 to 17). It is not possible to obtain 
the convergence rates claimed in those comments, using our method of 
proof and assuming only our weak Holder continuity condition on the 
kernel K. As a result, Theorem 2.3 should be modified. It will simplify matters 
in this corrigendum if we say simply that an appropriate modification 
of the theorem is to replace the right-hand side of (2.6) by the term 
O{(nh,) ~~“2n-’ }, where the constant c depends on the order of the Holder 
continuity condition (i.e., on the value of 6, introduced on lines l&l 1 of 
page 89). In consequence, the discussion on page 93 should be modified 
(for the case d> 1) in the obvious way. However, since Theorem 2.4 is 
correct as it stands, no modification is necessary in the case d = 1. Further- 
more, Theorems 2.1 and 2.2 are correct as stated. 
Finally, a minor typographical error should be corrected by deleting the 
three slashes appearing on lines 10 and 12 of page 95. 
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